QED2KOLVX70

SOURCE: VisualQED

MODEL: INVENTORY STATE OF ILLINOIS

USER POLI OFFICE OF THE TREASURER

RUN: 10207 @ 104850

BASIS; SETTLEMENT (SCFROMQVARKETLIBRARY)

ASOF: 1213106
PRICES: MKT-SOURCE: IDC-PREFERED+ANAL
AVIRTZD: BOOK VALUES AVIORTIZED THROUGH 1213106 PAGE: 1

DESCRIPTION MATURITY YIEHD POSITIONSIZE

UBS 100207 5270000000 20000000000
MORGANSTANLEY 10207 5230000000 20000000000
BARCLAYSCAPITALMARKETS 10207 5280000000 24000000000

64000000000

—>(0003IMEMSINSUBTOTALFOR=—=>ASSET TYPECODE —> 10<—

* SUMMARY FORASSET-TYPE-CODE 10 *

* POSITION-SIZE: 64000000000 *
CIMGROUP 10507 5018000000 4500000000
DEUTSCHEBANK 100807 5018000000 50,00000000
UBSHNANCE 14607 5018000000 4500000000
MORGANSTANLEY 141807 5018000000 4500000000
ADM 1/3007 5018000000 2000000000
UBSAMERICAS 11907 5018000000 5000000000
AMVEX 10407 5018000000 2500000000
BEARSTEARNS 12607 5018000000 5000000000

330,00000000

=—>(0008ITEMSIN SUBTOTAL FOR=—=>ASSET TYPECODE —> 20<—

* SUMMARY FORASSET~-TYPE-CODE 20 *

* POSITION-SIZE: 33000000000 *




QED2KOLV-X70

SOURCE: VisuidlQED

MODEL: INVENTORY STATE OF ILLINOIS

USER: POLI OFFICE OF THE TREASURER

RUN: 1/0207 @ 104850

BASIS: SETTLEMENT (SIC FROMQMARKET-LIBRARY)
ASOF 1231006
PRICES: MKT-SOURCE: IDCPREFERED+HANAL
AVIRTZD: BOOK VALUES AMORTIZED THROUGH 12/31/06 PAGE 2

DESCRIPTION MATURITY YELD POSTION-SZE

ARSTNATIONALBANKDIETERICH 22107 5025333333 30000000
EASTDUBUQUESAVINGSBANK 92507 4984777778 50000000
GUARDIANSVGSBANKGRANITECITY 92507 4984777778 10000000
PEOPLESNATIONAL BANKMCLEANSBOR  1/0407 5018000000 10000000
HARST NATIONAL BANK OF GRNTPARK 50407 5023666667 10000000
AVERHEARTLAND BK 51107 5023083333 25000000
AMERHEARTLANDBK 100507 4979733333 25000000
DUQUOINSTATE BANK 80207 5006777778 60000000
FIRSTNATIONAL BANKTAYLORVILLE 110207 4964800000 80000000
BANKORION 110907 4961066667 100000000

SOUTHERN ILLINOISBANK 412/07 5029400000 25000000
NATIONALBNK&TRSTSYCAMORE 40407 5031800000 1,000000.00
DUQUOINSTATE BANK 91307 4939444445 100000000
GERMANTOWNTRUST 50807 5023333333 40000000
NORTHCOUNTY SAVINGS 31307 5030000000 9500000
INTERNATIONALBANKCHICAGO 114607 4957333333 1,00000000
DUPAGE NATIONALBNKWCHICAGO 10307 5018000000 10000000
FIRSTNATIONAL BANKCHRISMAN 2002007 5019000000 1,00000000
FARMERSSTATEBANK,EMDEN 1211207 4943466667 60000000
STREATORHOMEBUILDING&ASSOC  1/1007 5018000000 9500000
ARCOLAHOMESTEAD SAVINGSARCOLA  7/2507 5008
BANKOFPONTIAC 30207 5028166667 75000000

HGHLAND COMMUNITY BANKCHICAGO 200207 5019000000 10000000
COLLINSVILLEBUILDING &LOAN 10407 5018000000 9500000
AVERICANENTERPRISEBNK-BUFFGRV 10407 5018000000 75000000
AVERCANHEARTLAND&TRUSTSGR 10407 5018000000 25000000
AVERCANMETROBANK-CHICAGO 10907 5018000000 10000000
LABE BANK-CHICAGO 20607 5020333333 10000000

OLD EXCHANGE NATIONALOKAWMILLE 40307 5032100000 60000000
HERRINSECURITY BK 30607 5028333333 50000000
AVIHEARTLAND BK 30607 5028333333 25000000
CITIZENSHRSTNATIONALBNKPRIN 10907 5018000000 9500000
ARSTNATIONALBANKDIETERICH 50307 5023750000 30000000
GALENASTATEBANKANDTRUST 40407 5031800000 1,050000.00
CITIZENS COMMUNITY BANKMASCOUTH 90507 4992555556  1,00000000
MARSHALL COUNTY STATEBANKVARNA 20607 5020333333 30000000
ARSTNATIONALBANKANDTRUST 31607 5030500000 600,00000
TOWNANDCOUNTRY BANKQUINCY 31607 5030500000 1,00000000




QED2KOLV-X70

SOURCE: VisudlQED

MODEL: INVENTORY STATE OF ILLINOIS

USER: POLlI OFFICE OF THE TREASURER

RUN: 1/0207 @ 104850

BASIS: SETTLEMENT (SICFROMQMARKET-LIBRARY)

ASOF: 12131106
PRICES: MKT-SOURCE: IDCPREFERED+ANAL
AVIRTZD: BOOK VALUES AMORTIZED THROUGH 12/31/06 PAGE 3

DESCRIPTION MATURITY YIELD POSTION-SZE

PULASKISAVINGSBANKCHICAGO 50307 5023750000 9500000
CENTRAL BANKASHKUM 50407 5023666667 30000000
CROSSROADSBANK-EFFNGHAM 1211407 4942400000 1,00000000
AVERICANHEARTLANDBANK& TRUST 52507 5021916667 25000000
AVIERICANHEARTLAND&TRUST 110207 4964800000 25000000
BANK OF DWIGHT 52507 5021916667 100000000

STATEBANK OF CHRISVAN 60707 5020833333 10000000
MIDWEST BANKWESTERNILMONMOUTH 941807 4987500000 30000000
UNITED COMMUNITY BANKCHATHAM 62607 5019250000 1,00000000
CORNBELT&TRUSTCOPITTSHELD  7/1307 5013555556 40000000
UNITED COMMUNITY BANK 7907 5011222222 90000000
WASHINGTONFEDERALBANKSVGS  7/2107 5010444445 9500000
AVERICANHEARTLAND-SUGARGROVE 80807 5003444445 25000000
AVIERICANHEARTLAND BANK-SUGARGR 10407 5018000000 25000000
COMMUNITY BANKOFHOOPESTON 42007 5027000000 1,00000000
SOUTHERN ILBANKWESTFRANKFORT 10407 5018000000 25000000
HRST STATEBANKOFMONTICELLO 81607 5000333333 1,00000000
Pekin National Bank 22107 5025333333 60000000
TOWNANDCOUNTYBANKANIOCH 90507 5270000000 86500000
ARSTBANKOFHIGHLANDPARK 21607 5023666667 50000000
HRSTBANKOFHIGHLANDPARK 30507 5028666667 50000000
ARSTBANKOFHIGHLANDPARK 41607 5028200000 50000000

2888000000

—>0060IMEMSINSUBTOTALFOR=—=>ASSET TYPECODE. —> 3b<—

* SUMMARY FORASSET-TYPE-CODE 35 *

* POSITION-SIZE: 2883000000 *

FHLB 12907 4994801772 250000000
FHLB 12907 4994891772 250000000



QED2KOLV-X70

SOURCE: VisudlQED

MODEL: INVENTORY STATE OF ILLINOIS

USER: POLlI OFFICE OF THE TREASURER

RUN: 1/0207 @ 104850

BASIS: SETTLEMENT (SICFROMQMARKET-LIBRARY)

ASOF: 12131106
PRICES: MKT-SOURCE: IDCPREFERED+ANAL
AVIRTZD: BOOK VALUES AMORTIZED THROUGH 12/31/06 PAGE 4

DESCRIPTION MATURITY YIELD POSTION-SZE

FHLB 912007 5400000000 200000000

700000000

=—>0003ITEMS IN SUBTOTAL FOR=—=>ASSET TYPE CODE —> 230<—

* SUMMARY FORASSET~-TYPE-CODE 230 *

* POSITIONSIZE: 700000000 *

FHLBBULLET 622107 5500000000 500000000

500000000

—>(0001IMEMSIN SUBTOTAL FOR=—=>ASSET TYPECODE —> 22<—

* SUMMARY FORASSET~-TYPE-CODE 232 *

* POSITION-SIZE: 500000000 *

FREDDIEMAC 30707 4996186406 200000000
FREDDIEMAC 21407 5020000000 200000000
400000000

=—>(0002 MEMSIN SUBTOTAL FOR=—=>ASSET TYPE CODE.—> 240<—



QED2KOLV-X70

SOURCE: VisudlQED

MODEL: INVENTORY STATE OF ILLINOIS

USER: POLlI OFFICE OF THE TREASURER

RUN: 1/0207 @ 104850

BASIS: SETTLEMENT (SICFROMQMARKET-LIBRARY)

ASOF: 12131106
PRICES: MKT-SOURCE: IDCPREFERED+ANAL
AVIRTZD: BOOK VALUES AMORTIZED THROUGH 12/31/06 PAGE 5

DESCRIPTION MATURITY YIELD POSTION-SZE

* SUMMARY FORASSET~TYPE~-CODE 240 *

* POSITION-SIZE: 400000000 *

AHLBBULLET 2/207 5086310336 200000000

200000000

—>(0001 MEMSIN SUBTOTALFOR=—=>ASSET TYPECODE. —> 20<—

* SUMMARY FORASSET~TYPE~-CODE 299 *

* POSITIONSSIZE: 200000000 *

ILLINOSFUNDSSWEEP(MMF) 1416132 1013660161

1013660161

—>(0001 MEMSIN SUBTOTAL FOR=——=>ASSET TYPE CODE. —>9%500<—

* SUMMARY FOR ASSET~TYPE-CODE 9500 *

* POSITIONSSIZE: 1013660161 *

—GRAND-TOTAL=> 1027016601.61

—>0079ITEMS IN SUBTOTAL FOR—=>REPORT......—=>GRAND-TOTAL<—



QED2KOLV-X70

SOURCE: VisuidlQED

MODEL: INVENTORY STATE OF ILLINOIS

USER: POLI OFFICE OF THE TREASURER

RUN: 1/0207 @ 104856

BASIS: SETTLEMENT (SIC FROMQMARKET-LIBRARY)

ASOF 1231006

PRICES: MKT-SOURCE: IDCPREFERED+HANAL
AVIRTZD: BOOK VALUES AMORTIZED THROUGH 12/31/06 PAGE 6

DESCRIPTION MATURITY YELD POSTION-SZE

*

*  GRANDTOTALSUMMARY

* POSITIONSSIZE: 102701660161 *




